. Exhibit I [nvestment and Liquidation Activity

Porfolio Transaction Summary
Deccember, 1999 Janaary, 2000 February, 2000 March, 2000
Bob West Treasure (2.953.12% Resco (673.200) Yoserrute (33.750.000)  Rawtude €12,500 0001
ENA CLO Debt (19,600.000) Yosermute 33850000  Pluo 26794115
ENA CLO Equity (12,900.000) . : Poland 31641502
Pluto (26.313.610)
Poland (30,000,000}
2nd Quarter, 2000 April, 2000 May, 2000 Juoe, 1000
No Portfolio Activity GE Turbunes (2,000,000)  Backbone (29.990,763)
Raptor (29.500,000) Bargeco (7.525.000)
’ Bob West Treasure 3,246 649
GE Turbines (1.826.5004
3rd Quarter, 2000 July, 2000 August, 1000 September, 2000
GE Twbines (1434.938)  GE Turbines (1433.812)  GE Tubines (1,529 100,
Margaux : (10,000,000} Zenuth (21,000,000) First Unuon (25.200.000)
Osprey (26,000,000) Raptor . 40366647
Rapror (1 (30,000,000) Raptor [ - A (6.000,000)
TNPC (38,000,000) Raptor (11 £30.000.000)
Raptor 1V (30.000.000)
4th Quarter, 2000 October, 2000 November, 2000 December, 2000 >
Bargeco 8,205,000 GE Turbines 1,529,400y Arrpato (8.024.061)
GE Turbines (1,529,400) Avici (1.070.191)
Osprey 2 (6.500,000) Backbone 32,385 941
Rapeor U1 41,050,000 Catalytica (1.812,059)
(Investnent) Raptor [1 - A (1,100,000) GE Turbines 12414780
Liquidation Raptor {11 39.550,000
Exhibit I , Investment Detail
Initiad Yool Yook Oustanding Estimmated Fstrmated Original Quarent
[ovestrent Livestrent e Totad [vestrrere Fair Vatue Fair Value Projected Projected
Agset Dese Hedby LIM2  Poctiotio Commtirents 1231400 2310 Y0 RR R
Detxt
ENA QO Tnst | D-Dec- P (00,2 8% b 196000 $ 196000 3 196000 5§ 1956000 14% t4%
Tocal Debt 8% S 196000 S 196000 § 196000 § 196000
Equity
ATFHO -Lec0 100 3% S F:S022%0 TR 824,061 b 84,061 X X
Mex 11-Dec0 1 * S 100§ 10, $ 1,070,091 15% 15%
Fred H-Cec0 0¥ 1% $ 1.8120% § 181209 ¢ 1.812.0% 1% 15%
ENACLO1 Foldrg Corpery [ 220 (097 Fa DR PA° 0 010 6 SRR 12900000  § 1290000 S 129000 3% R
First Lnon LO B-Sep 0 6% o; 9 S X000 S X000 S 000 S BA000 2% 2%
Mrpax 12-Ju-00 % 4% S 101080108 S 10000000 § 100000 § 10000000 &% &%
Crprey 12-}d-00 104 o4 DY, 100 $108 VRN 1000108 VNN 20000 5§ 260000 16% 1%
E Coprey 1 10O 8% 3% S 6000 § 45000  § 650000 S 45000 X% X%
Repx [-A 19-Sep-00 100%% 2% S 400000 § 400000  § 6000000 § 600000 125% 12324
Ropror [I-A 13-0x 00 100 [0 S IR{S 8100 SR LIOOG S [RI00X08 Y 1,100,000 15% 15%
Rapur [ 15-Sep-00 {00 12 DY 01054100 R 000 s 0000 s 000000 & 8%
Rowbwe BMx 0 o T $ 125000 3 1250000 § 1250000 3 1250000 14% 4%
Resco &l 0 SI% *ha S &33X0 S 67320 § &30 3 67330 %% 3%
™NC 12-7d 00 s 13% P10 60106 VNN E.N000I00 Y RBOTSGH  § OO0 &% 4
Zerath Tedecorn 11-Ae00 14% % S 2100000 S 21000000 §$ 20000 § 0 21,0000 2% 1%
. Tota Ecuaty 0 S A0 TRA4I §  X07T™4I $ 191,455,337
Shoet Term(Ovarght) lovestrrens 15% $  3BEST0 S 33635930
Total Agsets 0% S Z0IWAlL S 2MOISHL S 24&I6T AF100414

*ALL3 100 UM bed mcenved renm of and retum on copial m Reptar L Rapor [ and Reptr TNPC. LM bl a el eerest of S50 million in each vetude
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Exhibit 111 Liquidated Investments
(as of 12/31/00)

Unievered
Lnitial % of Total Annuslized
[nvestment Divestiture Investment Total Cash Investroent
Asset Date Date Held by LIM2 [avestment Recetved RR
Subordinated Debt
MEGS, LLC 29-Dec-99 6-Mar-00 100% S 25.570,570 S 26,019,517 10%
Nowa Sarzyna 22-Dec-99 31-Mar-00 75% by 10,125.000 S 10,320.302 T%
Yosemite 28-Feb-00 28-Feb-00 100% b 33,750,000 S 33,850,000 194% .
Total Debt bY 69,445,570 S 70,189.819
Equity
Private Equity )
Backbone 30-Jun00~ 21-Dec00 100%: b 29,990,763 S 32,385,941 (8%
Bargeco 29-Jun00 30-Sep-00 100% by 7,525,000 S 8,235,000 37%
Bob West Treasure 29-Dec-99 2-Jun-00 50% S 2,953,125 S 3.246,649 25%
GE 7EA Turbines 12-May-00 15-Dec-00 100% b 11,283,450 S 12,416,780 37%
MEGS, LLC 29-Dec-99 6-Mar-00 90% S 743,040 S 774,598 25%
Nowa Sarzyna 22-Dec-99 31-Mar-00 75% S 19,875,000 S 22,321,200 53%
Raptor 4+May-00 7-Sep-00 98% S 29,500,000 s 40,366,667 148%
Raptor [I 6-Jul-00 4-Oct-00 100% $ 30,000,000 M 41,050,000 257%
Raptor TNPC 28-Sep00 5-Oct00 100% b 30,000,000 S 39,550,000 INF .
Total Private Equity $ 161,870,378 $ 200,346,834
* lnvestment held less than 1 day
** [f calculated over one month, [RR = 2500%
Exhibit IV 2000 Partners’ Capital Summary
(information is from inception to 12/31/00)
Total capital commitments 394,055,165
Total capital contributions 245,979,453
Total distributions (capital+profits) 99,112,684
Recallable distributions 76,829,293
Exhibit V LJM2 Liquidity AF100415
(as of 12/31/00)
Unfunded Partners' capital 224 905,005
Recallable capital currently available for distribution 28,020,449
Capital available under revolver 40,750,000
Total capital currently available 293,675,454



